4 Computation

Technically, for a given value of 0, define L,(0|Y) = 0 if
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4 Computation

The supremum in the definition of L,(6]Y’) looks nasty, but the form simplifies if
Ln(8]Y) > 0 for a given @ € R. To see this, fix @ and let
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To maximize [] p; on B,(0) and find (p7,...,p;), use Liagrange multipliers a € R and
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A € R" and maximize
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Take derivatives & set to zero:
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